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RAFT AT S RMEH G ——HAAR

B F A3 (20240108-20240112)
RIE L.

o %ﬁ%ﬁ‘ B F. AB (44 2024.01.08-2024.01.12, FFR ). 1 A A 2024 )
% FI A FEH R A 0.49%. 0.47%v\ % 0.47%.

o THESHEWETF. KA. 1 AA 2024 Fth% ZIKEEH5HH 0.22%. 0.13%
VA% 0.13%.

o FREEANEREWETF. KA. 1 AA 2024 Ft5% WK EFE 4574 0.30%.
1.53%4 % 1.53%.

o FREEANERBEBRT. AB. 1 AK 2024 Ft9% KB FE 534 0.50%.
2.17%VA % 2.17%.

o FHEEXESEIANEIBRTF. KA. 1 A& 2024 Fth % T E 55 H
0.27%. 0.28%A % 0.28%.

o FHEERBAEZINEBERF. KA. 1 A% 2024 F6% 2R AEHHH
0.15%. 0.05%3#A % 0.05%.

o FEFIEHHMATF (GRUGBO,1)+NN(10)), AF. 1 A K 2024 F64 % =lks %
% %A 1.53%. 5.61%4 % 5.61%.

o FEFIHHMATF (GRUBO,2)+NN(10)), AF. 1 A K 2024 H64% =l %
5 A A 1.97%. 5.94%. % 5.94%,

o FEFIHMAF (#&#t GRU(50,2)+NN(10)). A . 1 A& 2024 F64 % 2k
#E5A A 1.64%. 5.29%. A 5.29%.

o REFIHMEF (K£2EH LSTM(48,2)+NN(10)), A . 1 A &K 2024 4
0% A ESH A 2.11%. 6.53%A % 6.53%.

o« BEFIBAT (BWRARLS B455). AR, 1 AR 2024 5495 2IEF 5
A 1.94%. 7.22%VA R 7.22%.

o REFIBT (3HEEHR-10 L), KA. 1 AR 2024 6% 2k iEF
SR A 2.11%. 7.66%1A % 7.66%.

o FEAALHFIE 500 Al ¥5RBA, KA. 1 A& 2024 F MR FIKE 5 R A -
0.27%. 0.73%¥A % 0.73%.

o FERAAHFIE 1000 Al 33&AA, AF. 1 AR 2024 FHBHIE A A
0.47%. 2.62%VA% 2.62%.

o NERT: HFABNE. AL,
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T BB A B L oo 12
KBEFNIRTE oooviieeiieee et 13
FEE D FHMEF (GRUBO,1)HNN(L0) ) oo eessseeeessseeeeees 14
REF 3 HIMA T (GRUB0,2)+FNN(L0) ) wvveieiveeeieiieeceeie et 15
FEF ) HIMATF (B GRU(B0,2)+HNN(L0) ) vt 16
FEFGMAF (HEEEH LSTM@E8,2)+NN(L10) ) oo, 16
REFIBRT (BBEEAER 5 BAFE) e 17
BT (ZBHEEAER-10 BAFE) oo 18
FUE AR Al FEEEIRLLE oot 19
BT <ottt ettt n e 20
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9/ “Haitone AR TR ARk TAAR 3

HEX

A1 SR E R T % A 5258 (2014.01-2024.01) ovoveevceeeeeeeeeeeee s 7
A 2 e )2 Rl - OO 7
A3 TATE S & AT % AR (2014.01-2024.01) v 7
A 4 TAEF EHE T 5 ZHE oo 8
K5 FHEFEANER EWE TS ZAAATRIE (2014.01-2024.01) oo 8
A6 FrEEFEANZTREEIE TS ZIE i, 9
B 7 TFHBEEINTREEAT % ZARTEES (2014.01-2024.01) .o 9
A8 T EABRIREE TF L M oo 9
A9 FEBEREEFEANEWETF S 248335255 (2014.01-2024.01) oo, 10
B 10 FEERKESEANLIE T Z 2B o 10
A 11 Fr&BEREAFENZBERT S £A3T385 (2014.01-2024.01) .oocvvennee, 11
B 12 FEERESFENZEE T L ZIE e 11
B 13 A RAEETF S TR (2014.01-2024.01) oo, 11
B 14  BEEREEE T B 2R s 12
B15 RAEHAARXEILETSZ 24855255 (2014.01-2024.01) oo 12
16 BRI E S ZICR (s 12
B 17 FHFERBEEFE R T S 23R (2014.01-2024.01) v 13
B18 PFHELABEEFTEIE TS FTMB oo 13
B 19  KEEFHHEE T S TR (2014.01-2024.01) v, 13
B 20  KEIEFHKBE T B T oo 14

B2l REFIHHMEF (GRUGO,1)+NN(10)) % =Aas+i&35 (2014.01-2024.01)

14
B{22 FEFIGHEF (GRUBO,1)+NN(L0)) £ FHLE oo 15

B 23 RAFIS5MEF (GRU(B0,2)+NN(10)) % =A9x+3% 55 (2014.01-2024.01)

15
B{24 FEFIGHIEF (GRUBO,2)+ANN(L0)) £ FHLE oo 15

BH25 RAEFISHMEF (K#E GRUBGO,2)+NN(10) ) % =8t & 55 ( 2014.01-

2024.00) oottt ettt ettt et ettt an e eaneens 16
A/ 26 REFISMEF (% GRUBG0,2)NN(10)) % ZHLHE oo 16

H27 RKEFIHMEF (KE£EFH LSTMA8,2)+NN(10) ) % = A8 *f 3% 55

4 ik E L2 6945 B FE Ak 42 B R



N

ON Ak fa %

\4) HAITONG ERRTAAR £ak T2 AR 4
(2014.01-2024.00) coovveeeeeeeeeeeeeeee ettt 17
B/ 28 REFIGMAF (R£EFH LSTM(48,2)+NN(10)) % il v 17
BH29 RKEFIRT (SHAEAE-5 B IFE) $2Mx5%55 (2017.01-2024.01) 17
B30 FKEFIATF (3HEEBEASAFE) Z25KE e 18
B3l FRAEFIBT (ZHAEHEA-10 BiFE) % 2425255 (2017.01-2024.01)
18
BH32 FKEFIATF (3HEEEA-10 BHFE) B2KE e 19
A 33 JB &R 464 F 4 500 Al 3% 3R 206 R PR UK A (2017.01-2024.01) ... 19
B34  BEALH TIE 500 Al 3R AAZHIE oo 20
B35  RAIAEH TAE 1000 Al 3 &84 R it 3 A (2017.01-2024.01) .......... 20
B 36  BEARHTIE 1000 Al 3 53R EAZ LI oo 20
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ON Ak fa %

G ) HAITONG

BRI AR TAZRER 6

FTRICE T HEIEA SR TAZ R AT L0 LR AT AR . 1 AR 2024 9 %
ZE. ZARPKBRABRME., RAFIXATNE KA S KRHIUAIKE

A1 HRABATEEKE. SARPKBRAERE

B A SR
BRFATEZ B
FHEEATE b1
FHEEANEREZE
FEEREFRENE W
FHEEXESENER

&

RBARI &
PR FE A &b

X¥ e shikig
GRU(50,1)+NN(10)
GRU(50,2)+NN(10)

## GRU(50,2)+NN(10)

& %2 & 5 LSTM(48,2)+NN(10)

B HBEEAER -5 HARAE
3 WA EAM-10 B AHRE

2%,
32ERE % RRP B
2024 %
&4 1 2024YTD ] 1 2024YTD
AR A A B AR A
0.49% 0.47% 0.47% 1/1 0.00% -0.24% -0.24%
0.22% 0.13% 0.13% 1/1 -0.19% -0.73% -0.73%
0.30% 1.53% 1.53% 1/1 0.28% 1.58% 1.58%
0.50% 2.17% 2.17% 1/1 0.00% 0.69% 0.69%
0.27% 0.28% 0.28% 1/1 0.13% -0.13% -0.13%
-0.15% 0.05% 0.05% 1/1 -0.14% -0.31% -0.31%
-0.12% 0.07% 0.07% 1/1 -0.64% -1.95% -1.95%
0.33% -0.32% -0.32% 0/1 0.05% -0.56% -0.56%
-0.10% 0.20% 0.20% 1/1 0.56% 1.50% 1.50%
-0.31% -0.16% -0.16% 0/1 -0.50% -1.38% -1.38%
1.53% 5.61% 5.61% 1/1 0.55% 1.53% 1.53%
1.97% 5.94% 5.94% 1/1 0.54% 1.39% 1.39%
1.64% 5.29% 5.29% 1/1 0.78% 2.32% 2.32%
2.11% 6.53% 6.53% 1/1 0.95% 3.31% 3.31%
1.94% 7.22% 7.22% 1/1 0.83% 3.23% 3.23%
2.11% 7.66% 7.66% 1/1 0.89% 3.25% 3.25%

2024 %
A%
0/1

0/1
1/1
11
0/1
0/1
0/1
0/1
1/1
0/1
1/1
11
1/1
11
11
11

FoH kIR Wind, #HBIERHFR T

T AT T BEAA 6 F4E 500 Al 38 3% 40-4-F= P 4E 1000 Al 32 3R 86- KR . 1 A &

2024 404K 35 BRI E

&2 RERACH A ERALBIKAREERE

AR 1A
$3E 500 Al 3% 3% -0.29% 0.73%
FE 1000 Al 3 3% 0.43% 2.62%

2024YTD
0.73%
2.62%

2024 R ERE

1/2
212

KA RR: Wind, EilBiESFR T

1. SR ERTF

THETTARRCHSMRERTLTHIE 10% 35 ZHE AT iR F14.
BF et Xof AF SRR E GEARAT 2R (H)—— @B FIRBKE S

iE S ol 3k B LB 4945 B ISR Ak AR B 0
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HAITONG ARk IAZA R, ARk IAZ IR T

Bl HRBERT S =4%3%5H (2014.01-2024.01)

40 B (B4 7.0%
35 —_— S AN 5REG (Akh) 6.0%
5.0%
3.0
4.0%
2.5
3.0%
2.0
2.0%
o 1.0%
1.0 0.0%
N N N N N N N N N N N
D D o) D o) el D D D D o)
'50 b(\"/ NG b\q’ NG ‘b’\% Q’\q’ Q\q’ \,\q, 'V\% ‘b\q/
N N N N N N N QO Q Q) &
) P P ¢ P P ) P P P P

KRR Wind, ABIERAT AT

TERETT SRERFARE. 1 A& 2024 Ft9% SI#H.,

B2 HpERT S ZIE

1.0% 0.5% 0.5% 0.5%
0.0% [ | [ ]
0% -1.3%
' -1.8%
-3.0%
-4.0%
-3.8% -3.8%
5.0% -4.3% -4.3%
=J. 0
£ AA Ll R

B3N E mELKE mEEIE

KRR Wind, ABIERFT T

2. AT EEF

THETTABEBCH TATAS &WEATLTHIE 10% 3 =LA E ik 554
. BTyt i kb £ A0RE (BRATAIHMR (Z+42) ——FAR T L
S IVE BN RN,

B3 FATksh & AT % £4ax5%55 (2014.01-2024.01)

40 RS () 6.0%
35 % EAastiREg (Ldh) 5.0%
3.0 4.0%
25 3.0%
2.0 2.0%
15 1.0%
1.0 0.0%
\q’(b\ '\(V(b\ '\q’(b\ \(V(b\ 'O;b\ ,'\'7;3\ ,'\'V{b\ \‘V(b\ \'V{b\ \'1/'%\ ,'\'lf(b\
(19\ S A (19\ S N (19(\ {19\‘2) S N {19,19 (19,]/'\ {]9,]:1, (19({/5

KRR Wind, ABIERFT T

4 R E XSG 415 SR A A
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Rk TARAR, 2ak TAZ IR 8

THETT TAKDEREFTRE. LA K 2024 569 % =ik,

B4 FATESSWE TS RkE

1.0%

0.0%

-1.0%

-2.0%

-3.0%

-4.0%

-5.0%

0.2% 0.1% 0.1%
| —
- 0,
15% 4 o0 I I
4.3% 449 4.3% 449
KA AA T

WEkiE mEKIE Wi

FA R B Wind, EBIESFFR T

3. FAEEAZTR G

TRETTAEBRCNFTEEEATRE LA TIHINE 10%% T HA 83T 5% 55
A, ATt A5 RiEAE EARE GARBF 27K (S+wW) —— A F AT
3B Fa WL F 3] 8 S IRAIBRINAL A D,

A5 FHEEANER EWET 2 =445%355 (2014.01-2024.01)

45 BRI (HE) 6.0%

4.0 —_— G At iR (fdh) 5.0%
35
4.0%
3.0
3.0%
25
2.0%
2.0
15 1.0%
1.0 0.0%
N N N N N N N N N N N
D o D » D D D » » D D
NV b‘\'lz N4 Q),{L NV q):{lx N4 Q,{L \/{L (V\'L 'b’\q/
N N N N N N G Q % &V
D O SO

FHRIR: Wind, ABIERAT T

TERTTHAAEFEAZTRE EWWEFTARE. 1 A& 2024 F69 % KA.

sl Wik X 2B 694E B AR FE Ak AR B R
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D VhlhTa -

HAITONG Ak TAZA R, ARk TAZE IR 9

BH6 FHEEEAZTRLILETEZTHRE

2.0% 1.5% 1.5%
1.0%

° 0.3%
0.0% . —

1.0%
0% 1.3%
2.0% 2.0%
-3.0%
-4.0% -3.5% -3.5%
AP AA AL vh R

BSOS mEkKkE mETKA

FHPRIR: Wind, EBIERAFR AT

4, FHEFNERBE

THEFTT AEBCHTHEFEAZTREEATHI/GE 10% % =5 A0 1% 55
A, BFet B XobA# L MBS GERATF AR (~+w) —— A FANE
AR F 3 64 F BRI AL ).

B7 FRAEENERZREBRT % 2485585 (2014.01-2024.01)

6.0
55
5.0
4.5
4.0
35
3.0
25
2.0
15
1.0

RAEH (H4h) 5.0%

% RAARTIRES (Ldh) 5%
A 2] Ed 4.0%

3.5%
3.0%
2.5%
2.0%
1.5%
1.0%
0.5%
0.0%

Y 2 2 N N N AN {V,g, R
N N N N N R N ¢ @ )
P P P P P P P P P

FHRR: Wind, ABIERFT T

THEFTFEBEEINTREBEARNTAR. 1 AR 2024569 % =04,

B8 FAEIANRBBREBATS ZKA

3.0% 2.2% 2.2%
2.0%
1.0% 0.5%

0.0% L
Lo - .
-2.0% -1.3%

-1.8%

-3.0%
-4.0%

-5.0%
6.0% -5.1% -5.1%
AR AA Y

2.9%

-2.9%

mEklas WELKE mETia

KRR Wind, ABIERFT T
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HAITONG AEk TAZAE R, Aak 142 B4R 10

5. FEERKESFEANEK

TEEFTTAABRCHTRERESFEANELATHIE 10%3% 2ME 9405 5%
5418

B9 FREXESHFEANLILET S TAR*EE (2014.01-2024.01)

0 BAS (EH) 5.0%
Yo 5 (£ 4.5%
6.0 % 2AastiREg (£4h) 4.0%
5.0 3.5%
3.0%
4.0 2.5%
2.0%
3.0 1.5%
20 1.0%
0.5%
1.0 0.0%
N N N N N N N N N N N
A A A A T
Nl N N N X g Y o o 4 a
& Y P ® Y DY S ® ® > DY
Forb kIR Wind, #HBIERHFR T
THEFTTFEBRESEANLREFAR. 1 AR 2024 444 % 2l
BI0FZEKESFEANLILE T2 T
0.5% 0.3% 0.3% 0.3%
0.0% I
-0.5%
-1.0%
-1.5% -1.2%
2.0% -1.4%
-2.5%
-3.0%
-3.5%
-4.0% 3.7% 3.7%
_45% -4.0% -4.0%
AR £ P IES

mEKikE mERKE WEEKE

KRR Wind, ABIERFT T

6. FREKESFENTZRE

THEFTT AEBRCHTFEABEKELFENZRELATHIE 10%5 =05 0485T 5%
35418,

sl Wik X 2B 694E B AR FE Ak AR B R
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D VhlhTa -

HAITONG Ak TAZAER, Aak TAZ B4R 11

B11FREXESEENEBERT S TAREE (2014.01-2024.01)

5.0 BAEH () 6.0%
Rl — Pt Y RO D 0%
4.0
0,
3.5 4.0%
3.0 3.0%
e 2.0%
2.0
0,
1.5 1.0%
1.0 0.0%
N N N N N N N N N N N
i i e i e o o o o % i
R S (o,(» b,{» s %f\m q@ Q,o, B {L,g, %:\'L
> » > N N N N 0 9 q) R
P B P B P P ) P P P P
FRPR R Wind, ABIERR T
THETTAEEXESENZBERTAR. 1 AR 2024 56 % ZIKA.
BL2F&EXEEENBERT S 2KE

0.5% 0.0% 0.0%

0.0% R

0.5% -0.1%

-1.0%

-1.5%

-1.3%

22.0% -1.4%

-2.5%

-3.0%

-3.5%

-4.0%

4.5% 3.9% -3.9% -3.9% -3.9%

AR AR ALl R

mEklas WELKE mEEia

FHRF: Wind, ABIERT T

7. B R

TAREFT ABEBCHEERERFLTIHIE 10% 3% = L0648 5% 55 444,

B 13 &t R BT % =49573% 5 (2014.01-2024.01)

150 BKEH () 12.0%
13.0 — AN EREE (A4h) 10.0%
11.0
8.0%
9.0
6.0%
7.0
4.0%
50
3.0 2.0%
1.0 0.0%
N N N N N N N N N N N
3 2 2 3 2 e e 2 e 3 3
R A AN A AP U A N
N N N N N N N S Q 9 G
A O S N 'L°

FHPRIF: Wind, ABIERRT T

THEFTRARERFAR. 1A A 2024 549 % Zii.
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HAITONG AEk TAZAE R, Aak TAZ B4R 12
B14 Bt RAER T 3wk
1.0%
0.1% 0.1%

0.0% -

-1.0%

-2.0%

2.0% -1.8%

-3.0%

-4.0%

-5.0%

-6.0% -5.5% 5 6% -5.5% -56%

A AFA R

WSS WEkiE W3EiE

AR Wind, EBAESFFRPT

8. EARRX &

THETTABEBCHRERR AT IHA/E 10% % =060 40xT iR 45414,

B 15 BEAARR & IE T % £4515%55 (2014.01-2024.01)

55 R () 12.0%

SO —— st (£0) 10.0%

4.5
4.0 8.0%
35
6.0%
3.0
2.5 4.0%
2.0
2.0%
1.5
1.0 0.0%
N N N N N N N N N N N
o ) ) ) ) ) o ) ) o )
(b,{‘v b{»{lz (o(lx 6\% /\(1/ cb"\q/ N4 U\‘lx \:\’1/ (V\‘I« %I\’L
N N N N N N N G W q/ ¥
s ~ e Y > P DY P P ® >
FORRIR: Wind, 8RBT AT
THEFTTRERX EREFAR. 1A K 2024 F67% =ik #.
16 B#AX b i
1.0% 0.3%
0.5% ’
0,
0-0% - _—
-0.5%
0.3% -0.3%
-1.0%
-1.5% 1.3%
-2.0% -1.6%
-2.5%
-3.0%
-3.5%
- 0,
4.0% 2.8%
-4.5% -4.1%
A

Sk E mEkkE mETKE

FHPR IR Wind, ABIERT T

FHEERBEEHME L
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VAl fE g

HAITONG

Rk TARAR, eak TAZ IR 13

THEFRT ARBCHF

53918

iﬁ$ % //l

o

LA

ko

AT IR E 10% 5 =2 40469 83t 7%

B17 FHELAEEHEWE T2 2482 5%5 (2014.01-2024.01)

40 RREH (Fhh) 10.0%
g e 35 (At 9.0%
3.5 % wmARRTIRAE (Ldh) 8.0%
3.0 7.0%
6.0%
2.5 5.0%
4.0%
2.0 3.0%
15 2.0%
1.0%
1.0 0.0%
o o o o e o o o o o o
O N N N A A\ N
N N N N N N N QO Q Y W
P B P P ® P P o o o
FHRF: Wind, ABIERFT T
THRERFT FHLLARLHELA T AR, 1A K 2024 F6)% Zis,
B18FH LALLM ERATFETKA
0.5% 0.2% 0.2%
0.0% -
-0.5%
-1.0% 079 06%
-1.5%
-2.0%
2.1% 2.1%
-2.5% -2.3% -2.3%
£ KA R IES
mEkiA mEkKE m3EKA
KHRR: Wind, ABIERT T

10. K #-3 h ke

TEEFT AR#A KB R LT TG

10% % = LR A0 AR 5% 45 34A.

B19 K& zhakEH T % £4ax5% 55 (2014.01-2024.01)

28 BREH () 14.0%
2.6
% AasfiRE (A4 12.0%
2.4
10.0%
2.2
2.0 8.0%
L8 6.0%
1.6
4.0%
1.4
1.2 2.0%
1.0 0.0%
N N N N N N N N N
i e s i s s s s s i e
2 S N R N N N o ¢@ S
> N N N N N N 0 @ W F
P P P ) P P ® o ® S S
KRR Wind, ABIERFT T

4ol 13k E X5 6913 SR e ik A2 7 W)
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HAITONG AEk TAZAE R, ARk A2 B4R 14

THETT KEEHREETARE. LA K 2024 569 % =ik,

B20 X g HEE T S TikiHh
00 -0.2% -0.2%
2.0% -1.5%
-1.8%
-3.0%
-4.0%
-5.0%
49 “48% 495 “48%

-6.0%

END AA Sk

WSS mEkicA w3EiE

Fop kR Wind, EBIERFFR BT
11.RESF I SME-F (GRU(50,1)+NN(10))

TEEFRT RAE#CHRES I SMEF (GRU(50,1)+NN(10)) 4T %i/E 10%
% EIR AR ARXT SR B AE.

B21 EEF I HHMETF (GRUBO,1)+NN(10)) % FAa*F3&55 (2014.01-2024.01)

5000 BRI () 12.0%
4909 3 EAAT RS (L4h)
400.0 7= o 10.0%
350.0 8.0%
300.0
250.0 6.0%
200.0
150.0 4.0%
100.0 o
50.0
0.0 0.0%
N N N N N N N N N N N
2 > i i e e e i i e
2 o A N W R {V@ S
N N N N N N N QO qQ Q) %
B P P P o o P 0 P > 3

KRR Wind, ABIERFT T

THETTHEAFIHMAEFT (GRU(G0,1)+NN(10)) AF. 1 A A 2024 541 %

ZIE
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B22 KEF I HMBF (GRU(BO,1)+NN(10)) 3 =ik
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7.7% -7.7%
ENE] AR Ea S

mZklkE mEkkE mEEKE

FRPR R Wind, ABIERR T
128 E 53 §ME-F (GRU(50,2)+NN(10) )

THRETT BAE#CHRESE I HMEF (GRU(50,2)+NN(10)) 2T HHT/E 10%
% WA AR IR A AA.

B23 K EF I HHMETF (GRU(G0,2)+NN(10)) % FAa*F3&35 (2014.01-2024.01)
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3 3 ) 3 ) ) 3 o ) 3 )
rb\’]/ b('\q/ (0\'1/ 6(1/ NV :\’1/ q’\% 0(\/ '\\"1/ f],"\q/ ’b"\q/
N N N N KX N S S Q Q) o
S P ® ® ® ® DY P > > ®

PR ROR: Wind, #HEIESBT AT

TARAETTFEAFISHMEF (GRUBO,2)+NN(10)) AB. 1 A& 2024 4t %
TR,

I

24 EFIEHHBF (GRU(50,2)+NN(10)) % Fik#
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138 E ¥ 3 HMBEF (& GRU(50,2)+NN(10))

TERETT REBRCHEESF ] SMEF (%Kit GRU(50,2)+NN(10)) 4T 35H1 /5
10% % = 44t AR xR 55 AL

B25 K EF I HHME T (%t GRU(50,2)+NN(10)) % FA8+3&55 (2014.01-2024.01)

14000 K (44) 9.0%
0,
1200.0 | e 3 ARRTARES (Adh) 8.0%
7.0%
1000.0
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800.0 5.0%
600.0 4.0%
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400.0
2.0%
200.0 1.0%
0.0 0.0%
N N N N N N N N N N N
> i) i ) i) i) i) i i) ) i)
%@ G K & &@ #@ q@ S R ¢@ §@
N N N N N N N Q) a9 9/ Q%
0> P Y P DS DY P DY P > P

Forb kR Wind, #HBIERHFR T

THETTRESISMATF (it GRU(50,2)+NN(10)) AB. 1 A& 2024 4
% EA.

B 26 R EF I HWMETF (&# GRU(50,2)+NN(10)) % Fik#
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KA A I

WS kiA mEkich w3EiE

FoR IR Wind, 8 EAAF AT
14K BEFIHRBEF (R£EED
LSTM(48,2)+NN(10) )

THETTRAERCHRES N HMAT (KL£EF) LSTM(48,2)+NN(10)) 4
TG 10% % = A A- AR 1R 55 44
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B27TREEFIEHBF (KREEEAH LSTM48,2)+NN(10) ) % FAaxH3& 35 ( 2014.01-
2024.01)
800.0 BREA () 9.0%
700.0 S Aart iR (Adh) 8.0%
600.0 7.0%
500.0 6.0%
5.0%
400.0
4.0%
300.0 5 0%
200.0 ” 0%
100.0 1.0%
0.0 0.0%
N N N N N N N N N N N
R b@"b A A
> N N o K N N > N v it
N T D T DT LA N SO

TR R Wind, EBIEAAFR T

THETTREFIZMATF (KR£EEH LSTM(48,2)+NN(10)) A& . 1 A A
2024 84 % I

B28 RAEF I SHMAT (K £i2EH LSTM(48,2)+NN(10)) % =ik
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AR A IS

WEkiE mEAKE WEEKE

FoR IR Wind, #8EAAF AT
15 REFIBT ( ZHAEAAR-S B ARL)

TAETT AESCWHEEFIRT (3HEEAHASE AAFE) 2 THHE 10%
3w AT IRE54E. B TR T A& AGRU I 4453,

B2 REFIRFT (3MEEAHR 5 B4AL) $5H45%5 (2017.01-2024.01)
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TAEFTREFIRNT (Z2HEEBA-5 /L) AB. 1 AR 2024 5t %%
M.

BI0FEEFIRATF (ZHAERN5 BIFE) T 2KkE
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4.0%

1.9%
2.0%

0.0% — S— S—
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-4.0% -2.4%
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-8.0%
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AR AA SaRcES
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FoERIR: Wind, #EBiEAAFR AT

16. X EF I AT (2 FAEER-10 B HFE)

TAEFTAEKCHEEFIBT ($HEAHA-10 BFE) £2FHIE 10%
% Eenb- ARt iR 58418, BT AT e AGRU I 413,

B3l RAFIBTF (BHEEHEN-10 AAFE) 2 548%413%55 (2017.01-2024.01)

8000 RS (44) 12.0%
700.0 4 osAnstiRia (Adh) 10.0%
600.0
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P P o P P X P B

FHRR: Wind, ABIERAT T

TEARTTREFIRT (ZHAEARAE-10 BA4F%4) KB, 1 AK 2024 F4 %
EE-
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B2 REFIRF (3 FREHEN-10 BEE) $FKE
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FHPRIR: Wind, EBIERAFR AT

17. R RACH Al BRI ZRAE

EMATREFIAF (3 HEEAAR-10 B 475 ) #E F4E 500 Al 38 %20 5-Fa
iE 1000 Al 3¢ 3% 404, H b, 385RIA 469 RIS AR OLFEVL T LA F @ e 4 R,

1) MRS At A AR ERSE TARTL 1%;

2) BFRE: FAFH. T4 (50033%: F44; 10003%3%: [-0.2,0.2]), FH
1KIA A F: [-0.8, 0.8];

3) AThARE: A& T
4) #HFERA: FRFDHTF TR 30%.

A RAA I ARAL B AR A R KACTAAIC 5, B AR 3 e T AT

max Z Hiw;
Wi

b, wABEASFRE | 9RE, uAHRE | TR TLE . AR R MK
RMETF K, TN FIBAEVAKR B MR, BB 4o 3%049 R 5 A

THEETT 44 2017 SF A kA% ¥ 4E 500 454069 RiHAR S A .

B33 A A4 FiE 500 Al 3 3& 84 RS (2017.01-2024.01)
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15 1.0%
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1.0 0.0%

2017-01-04 2017-12-27 2018-12-21 2019-12-18 2020-12-15 2021-12-10 2022-12-07 2023-12-04

mRAEH (F4b) — R (KA

KHARR: Wind, ABIERAT T

THESANEFTESERNE. 1A B 2024 F A8 HIK A .
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B 34 & EAA G FIE 500 Al 33840 A FKH
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AR KA Ak

KRR Wind, ABIERAT AT

T EETT 404 2017 SFA kAR 4 1000 454069 R iH AR B A .

B 35 J& EiA4A4 FiE 1000 Al 3 3% 484 R M85k (2017.01-2024.01)
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KRR Wind, ABIERFT T

THEHSANETTEASEAR. 1A A 2024 F 64 FKHE .

B 36 & B AL 6 FiE 1000 Al ¥ iRA 4B HIKH
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KRR Wind, ABIERAT T
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CEARIL)

M AE Ak TAZAF R H PA
FFE 4wk TAZAF R A TA

AALA & EIEA WP T U IEAZ R AT TA, ARG, k. B L ARE . KIBREF A GIKIBEFITE
R B THATAZTE, AARRIEZFZ L ERABR LM, SATEELTHEHGIRLIZM, FUEARE B T AEE R ILE,
LR TZATHE Z F IR E R R, HFuFE .,

BHE T

AAREAAL B AE S B TR 8] (VAT AR ANE]”) 9B PR, AN RAABEBERKAKEKREMANEALF . EETERL
T, AIRE o942 8. R PT ERE 0 T ILF TAM RITEAT ARG K, BAETHE LT, A8 RIPMEATA BAE ] AR F 915467 R 27
7| B IEAT IR K RAEAT AL,

KIRE T TA. BT ILAIE MR B AN 8] F L A ARSE S B eGP B, KIRE PT35I A4 RAX AT 690 A4& . A RS TN 48
PR ERFEH, ANE TR RAREPBTA. TILAEN R B RE.

THAH R, BT R, AREFFRGE & MR LR RBHLE PAELAE, TMARETE, LEAF BRI HE P AR
BREAAF MEFRARE R, BF ELFEARE T OEMELREREGT S TR, EFEATHEAT, HRIERBILE
KIEAAMY T o2 H A I F 422 4900 8) T KATHYIESZFFHAT K 5y, T g A X400 8] AL TARATIR 5 R E AR 5.
ARE RO TEP i, REFBIEFFTITH B, KBTS AT ) RIFOAER 77 AR X35 0. S
Ao, KBRS EBAEATIAA, ROAEFTAZAC AL 8] ARG b 77 KARR . FTA AIRE FARA AT IRGATITEATITI) A AN
B AT RFATICEATIT, W8GR BEALAR, LIRS BBIESARITHRFFT, StF 2N R BRIERAEAT, B
AAFAT AR SHATH B R Z 49 5| A ol 2.

RIS F EHER AL M B BIEA LG, BEIER IR PR E) 49 28T B @45 IE AR F E )k 4.
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